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% DAILY POSITION REPORT
o As of October 23, 2000
[ Pesition [ Muterity / Gap Risk | Valueat-Risk ] P& (3000)
Buvinen Uit - Commedity Growp U Napen T Lumw_ T Semmvty | Limn ). Dy | Lmat ] C Today [ SDeyRolmg | MTT) I QTD T YD —]
ENRON NORTH AMERICA [ s2a622 ]~ ssanal~ - $2.600] 7 (s2.600)] $1135442 |
GAS TRADING 859 300 Bef (143.1) 0Bt | $29.215 || se0000 |+ (5260)] _ (52.682)) 3 $32234 | $743848
UNITED STATES 615 1145.6) $26.204 713 (1.618) 29.756 29.75%6 7(\W
CANADA i84 173 $1.607 1.453 1.935 241 2478 9.253
POWER TRADING 56.2 woMiMWH || 114 | 2sMilMWH | $24,768 || sso.000_ = $24,749 (34,743)]  ($24.176)]  ($24,176)] _ $466,520
FAST TRADING (9.6} 315983 22590 5559 16790 (16,793 61676
WEST TRADING 126 $18.799 2,150 (10,300 17,382) (A8 400323
CANADA TRADING §33 $11.9%7 0 [i 0 0 (1.479))
CROSS COMMODITY TRADING | [ ssa6 ][ sso0 ] [ s133]  (s1060)  (si36]  (s1364)]  $9.703 ]
[__OTHER ] { 0 | so]  (s920m) (39298  isa.629
FNRON EUROPE {_gssay] ~ sosa0)] soms]  sroms|  sa9177]
[ ENRON METALS | [ 120,672 | 375000 Mewe Tons | [ (627,920) | evonomacTons | | 856853 ] seooo | [ s2758)l  (s420m]  @issipl  sissin]  s17,982 ]
EUROPEAN TRADING $15,001 * ($6.050) ($6.449) $22.630 $22,630 $363,264
FUROFEAN GAY *% 10.6) 260 Bt ne %0 Bel 3237 |[ 37500 (K7R) 1319 10.081 10,081 (23076)
UK EIECTRICITY * (481} 68 Mil MWHY 42) 1S Mil MWH $15.000 $15.Mx) (LOR) (i 10.358 10.358 207.821
CONTINENTAL ELECTRICITY 17% 20 Mit MWH 5.6 20 Mil MWIE S0 S4.000 {753y (4.076) 359 859 46,761
NORDIC EILECTRICITY 98 20 Mil MWH 1.9 20 Mit MW $1527 35000 1 1.740) (2.W4 [Nd2) {1 4,662
SPREAD OPTION [ENKIR] (1.546) (1.035) 13.035) 60.877
ENRON CREDIT [Cses ] $100 Mt ] 89 $1.000 2% 474 T.060 1.060 1,006
DEBT TRADING $64.4 l $250 Mi) $381 $2,000 §222y (64 5 TN (42%) 1,439
OTHER 1369] a3 1827 X7 56,684 |
| EFs FUROPE j { s3] sune]  se017] s4017]  s37,93t]
EARON GLOBAL MARKETS [ s2680)] (si0023)]  s1m01]  s7se1]  s246188 ]
[ GLOBAL PRODUCTS 1T 26 [ nswisswn J| @@ | owmisown | [ st0753 ][ ssooo |+ [ sa780)] (s15988)]  ($12.623)]  (512623)]  $24.838 |
FINANCIAL TRADING $1,443 $4.857 $15,268 $15.268 $192,455
CS DRIFT 012 475K 16338 16235 10091
UK DRIFT 78 374 457 37 19,202
EQUITY TRADING $5.4 S100 Mal $1.586 || $6.000 i 700 (i AN [IRELY) 36.621
o __SOFT COMMOTIES TRADING 7.0 2000 ¢ nouracts 237.0 2000 Contacts 416 750 17 (D)) s N Sh
GRAIN TRADING (60.0) 1000 Comracts 60.0) 100 Contracts $26 S00 17 [] 53 s 22
MEAT TRADING 780y 1 Conracts (75.0) 1000 Contacts $85 750 1] (25 (23 23 [}
FX/INT RATE TRADING $74 S1M Mil 5176 $1.000 24 (%) 22y (TR 6,803
$26.78% SO0 0y
" EMERGING MARKETS $655 $1,108 $5,156 $5,156 $28,692
WEATHER 2.6 $100 Mil $1.370 $1.000 (1%6) 413 [ 604 11.500
COAL TRADING 26 15 Mit Tons [ T | $1,619 || $4.000 756 456 302 3.4 16.440
. ___FMISSIONS ALLOWANCES (©.0) 1 Mu Credits oo | TMilCnis | $7R3 |{  S3.000 (2] 9 610 610 (1.23%)
ENRON INDUSTREAL MARKETS [ sasy] $938 | $1,186 | $1,186 | $32,786 |
[ PUILF & PAPER ] [ 38456 | 30.00 Motnc Tons | [ 92709 | 300.000 Metnc Tons | | $R13 1 szo00 | { 6] 953 | 1154 ] [NECR 33016 ]
! 1LUMBER 1 s | 7o MBF | S8 | nooMB- | | $26 ) $2%0 | [ ] (o] | Aty P
ENRONSOUTH AMERICA
[ SOUTHERN CONE. $605 . ($263) $59 {$650) $9,604
[ GAS TRADING, ) [ 38 Bl [ 38 1 20 Bel ] sa79 [ ST000 ] 16) % IR IR 12.948
. FOWER TRADING, Lo [ AZMiIMWH | we | I5MIIMWH | $W7 I 55000 | 1SRy (472 ) Q3 [IRYA]
{ CRUDE TRADING {UX) 141 6 366 1] M60)
ENRON ASEA, AFRICA
| TAUSTRALIA ] [ $23 | $124 | ’ $479 ] 34538}
L POWER TRADING JE oy T IMOMWH 7 " en | 6MaMWH ] | 4691 53000 | Dl 124 | 479 1 419 ] 4.58% |
ENRON BROADBAND SERVICES { s - s2ms] - sew) o] (s12.320)]
[ BANDWINTH TRADING J[_mm TTA-NYTDMDSII[  erer  JLANYTDMDSI] [ s17]{ $2.000 ] [ 4] (R 2| [T a2.320)
T ADVERTISING TRADING L | 782CPP | | TEICPP 11 ss|| Stoon | i 0] o] 0] 0] 0}
FARON ENERGY SERVICES [ s3sas || ssoon Jo [ size] o ospzan] $7,9% | $7.9%0 1 $251,656 |
[ GAS TRADING sy 1 Bef || RE] I Bl 1 $208 | [ 462 | 3097 6.548 | 6.548 | 29.195 ]
i POWER TRADING 10 w1 MIIMWH__ I a1 MiIIMWH ] | $3.543 | L oy Q.08 1,442 | 1,447 | NT461 |
CROSS PORTFOLIO DIVERSIFICATION EFFECT
TOTA TRADING [ soom[smom |+ [ $12,635] (s25942)]  s24,044]  s24044 | $2,087,038 |
ORIGINATIONS $400 $1,025 $1,552 $1,552 $43,747
L3 400 1,028 1582 1582 41967
INTERNATIONAL 0 0 0 1] 214y
TOTAL TRADING witlt ORIGINATIONS [ s13034 | ($24917)]  $25596 | _ $25,596 | $2,130,78S |
[ MERCHANT PORTFOLIO I eae | I $541 | (5a8819)]  (s88.789)]  (s88.789) _ $29.681 |
[ CAPITAL PORTFOLIO ] e | s300Mmi [ so]l  sioom] | $0 [ $0 ] $0 | 0]  $126374 )
rorarrgi $13,575 73,7 194 190! §$ 309
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[ Fostion ] Valwe.al- Risk ] PaL (3008)
Businen Unit - Commedity Growp L _NeOpes | Laowt i I oY | [ Today ] 5 DayRothmg | M 1 Qb | RaL) ]
[MERCHANT PORTFOLIO [ 25480 | [ ssa1] (sa8,819)] ($88,789)] ($88,789)]  $29,651 |
ENRON NORTH AMERICA, Net Fair Value 1.084.0 $a67)]_(520.308)]_(321.750)] ($21.750)] __ $70.617
CANADA 424 16 3s 1.204 1.204 6.960
DOWNSTREAM 00 . 5 . . (226),
EAST ORIGINATIONS 59 (167) (1.497) ().R42)] (1.842) ]8S
ENERGY CAPITAL RESOURCES 6.2 (&) ) (75) (54 4905
GAS ASSETS 10.3 . %0 9% 90 948
GENERATION EAST 2941 2553 RAK] 1,583 61.53%
GENERATION WEST T84 B - B 19.278 |
IGUANA 0.0 - - - - 4.893
PAPER 158 - - - - (10.498)
FORTFOLIO 4323 (258) 120.722) (22.620) (22.620) (206.090)
PRINCIPAL INVESTING 24 (115), (466) (180}, (180) 106.806
SPECIAL ASSETS - PERFORMING 3t 63 (1.074)) (1.292)] 1.292) 136,720
SPECIAL ANSETS - NON-PERFORMING 13.0 - 1223) (58%)] (SK8) {40.064)
TREASURY () - - - (15437)
WEST ORIGINATIONS 29 - - -
ENRON FUROPF, Net Fair Value 974 $295 ] ($295) 1,474 1,474 28,051
PUBLIC 183 295 | (295) 1,474 1.474 (1.998))
PRIVATE N -] - - - 29810
HEDGES 0.0 - - 239
STRUCTURED CREDIT 0.0 i - - -
[ ENRON CALME. Net Fair Value 3184 - -1 - - -
PUBIIC 1584 - -
PRIVATE 1600 -
CONVERTIBLE PRIVATE 0.0
STRUCTURED CREDIT [0 -
FENRON ASIA PACIFIC. Vet Fair Value 129.6 - - - - -
PRIVATE 1270
STRUCTURED CREDIT 26
ENRON INDIA, Net Fair Value [ on ! [ - 1 - ] - s6 |
PUBLIC 1 o0 ] i 1 1 -] ! 56 |
ENRON NA INT'L, Net Fair Value 1.2 - - - - -
PUBIIC 00
FRIVATE 12
CONVERTIBIL. PRIVATE on
STRUCTURED CREDIT 0.0 -
ENRON CAPITAL. MGMT. Net Fair Value (A) 191.7 ($228) $2,270 $749 $749 $35.893
SLP PUBLIC EQUITY 66 (253 2228 2584 254 0
NON SI.P PUBLIC EQUITY [ - - - - -
SLP PRIVATE EQUITY 070 - - - - 4.84)
SLP CONVERTIBLE PREFERREINDEBT 0.0 . . B . 694
{7 WARRANTS [0 A 5 s
M WARRANTS PUBLIC 0.0 . . B . 55
1P CANADIAN PUBLIC EQUITY 16 25 42 493 s 506
SLY PRIVATE EQUITY PARTNERSHIPS 0N - - . . (156)
NON SIP PRIVATE EQUITY PARTNERSHIPS 00 - - - - -
SLP STRUCTURED CREDIT 145 - - - - (784))
SLP - PORTFOLIO INSURANCE ) - - . - -
T
ENRON CORP 1 a2 | s 3% | $647 | ($2,245] ($10.578)] ($10,578)] ($137,482)]
U rURIIC 1] [ 647 | 2.245)] Q0.578) (10.57%)) “(137.442)]
FNRON BROADBAND SERYVICES, INC. 56.1 $701 $195 $567 $567 SISS&H
PUBLIC 36 ot 193 567 6T 164 851
PRIVATE 25 - N - - (9.000)
WARRANTS 0 - - 1
ENRON NET WORKS 153 $0 so ($420)] (8420 $1.814
PRIVATE o " T T . .
FRIVATE EQUITY PARTNERSHIPS 43 (420 (420) 1.X14
ENRON GLOBAL MARKETS 357 $5 $15 $76 $76 ($7,536)
TOTAL RETURN SWAP 1) - N - - 679
ACCRUAL INCOME (K] (2)]
FRIVATE W B B B _ [LRKID)
STRUCTURED CREDIT K] S 1% 76 76 [§L
ENRON RAPTOR 1 614.5 ($413)] ($28.454)] ($58,906)| ($58.906)) ($117,615)
US Public W (1.133) (R.RI6) [PLEIED (28918} (15.945)
US Privaie 1574 - . - - .
Converfible - Private [N
Warrests - Private a9 N N N N N
Warrants - Public 12 (73), 27 (6%7) (6%9) 417
Canadien Public 14 (1)) 13 29 15 203
(anadian - Private 15 N N N . -
Priv. hquity Portmersiips 66.% - - -
US Siructured Credu-Book 1387 ” . . .
US Strucinred Credit-MTM 20 ) [ 1] 191
NIP - US Stroucrured { redu ny - - - -

P - Priv. Equity Partnerships 2y N N N - -
EGFSLP - Comedian Public 0.9 7] Yy 198 198 733
FGE SIP - US Public ax ) [KED (18D (182)| 62
KGF SIP - Warrants Public 0 i 14 X K kX)
RS Public 744 R0 (19340 (29.659), (29.650), (1N3.129)]
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